ALERT

Benchmarks

Central Trade Manager
Connect

OASYS

OASYS Global
OASYS-TradeMatch
TradeHub

TradeSuite

All together now.

orhgeo

www.omgeo.com

Omgeo TradeSuite®™ ID Net

Omgeo and the Depository Trust & Clearing Corporation

Settlement Service Offering

Background

Omgeo and the Depository Trust & Clearing
Corporation (DTCC) have partnered to reduce
settlement risk and increase capacity in
institutional settlement processing. This product
enhancement streamlines the way eligible
affirmed institutional equity trades are cleared
and settled at DTCC. ID Net is an optional
service available to settling participants that
allow DTC eligible affirmed institutional equity
trades submitted via Omgeo TradeSuite to be
routed into the National Securities Clearing
Corporation’s (NSCC) Continuous Net
Settlement (CNS) system.

By including institutional transactions with a
broker/dealer’s other inter-dealer activity,
efficiencies are maximized and settlement
success greatly increases.

ID Net changes how institutional trades are
processed and settled at DTCC, and requires
modifications to the TradeSuite message
specification record layout in order to identify
the correct mode of trade settlement (e.g., PDQ,
Prime Broker CNS or ID Net).

This service also increases communication
between Omgeo and DTCC on settlement
eligibility and activity. This translates into
optional means of receiving intra-day Change of
Eligibility (COE) confirms for Omgeo Direct
machine-readable clients (COE confirms are
currently only generated once during the night
cycle).

Background

The Unlike most prime broker and exchange
traded broker-to-broker trades, institutional
equity trades do not currently flow into NSCC’s
CNSS system for netting. Instead, the institutional
trades settle on a trade-for-trade basis at DTC
between clearing broker/dealers and
corresponding clearing agents.

Working with the industry, Omgeo and DTCC are
leading the drive to reduce risk and costs associated
with settlement deliveries.

Benefits

ID Net benefits the industry, as well as parties
involved in institutional trade processing. Benefits
include:

e Increased settlement efficiencies gained by
including the broker side of institutional trades in
CNS with other broker-to-broker trade activity

e Increased system capacity through netting
efficiencies and minimized deliveries

o Reduced cost by reducing the number of
deliveries

o Reduced risk by lowering the probability of fails
through leveraging CNS capabilities and the
prioritization of settlement of ID Net trades

e Increased affirmation rates through encouraging
earlier affirmation and by the reduced cost
incentives inherent by settling trades via ID Net

e Increased settlement status through increased
communications from DTCC for TradeSuite

e Increased settlement efficiencies gained by
including the broker side of institutional trades in
CNS with other broker-to-broker trade activity

ID Net Service Subscription Details

ID Net is a service for members of DTCC
subsidiaries. Broker/dealers must be both NSCC
and DTC members, and institutional custodian
agent banks must be DTC members.

TradeSuite is the conduit to ID Net. To participate,
both member settlement parties to the trade —
DTCC clearing broker/dealers and clearing agent
banks — must subscribe to the service at DTCC. At
this time, no additional subscription is necessary
for TradeSuite investment managers, broker/dealers
or custodian banks. Omgeo investment managers
and their client customers receive the benefits of ID
Net when DTCC members subscribe to the service.

ID Net Processing Eligibility
Eligibility is based on bilateral subscriptions of the
clearing/settling parties, underlying security, type
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of trade, and timing of affirmation. Additional

eligibility criteria are listed below:

o Clearing broker/dealer and the clearing
custodian must both be subscribers to ID Net

o The security must be an equity CUSIP eligible
for CNS

e Trade must be affirmed on or before 9:00 PM
(EST/EDT) on T+1

Corporate and municipal bonds and UIT issues
will be excluded. Other trade-level exclusions
include:

o The first day of trading in new issues and any
CUSIPs that are IPO tracked

e TradeSuite confirms or trades in issues
undergoing a mandatory or voluntary
reorganization

e TradeSuite confirms or trades in CUSIPs with
a CNS buy-in

e TradeSuite confirms or trades in securities
appearing on the SEC’s Reg. SHO list

Institutional equity TradeSuite confirms or
trades that do not meet ID Net eligibility criteria
will revert to PDQ settlement processing or will
be assigned the appropriate settling status based
on existing eligibility checks.

TradeSuite Processing for ID NET
Processing of trade confirmations remains the
same in TradeSuite through the affirmation
process. In addition to current trade eligibility
checks, upon affirmation a new validation will
be performed in ID Net to determine eligibility.

To the extent all validations pass, TradeSuite
will identify the trade as ID Net eligible via a
new Settlement Mode (formerly Settlement
Option) Value (Value 6 = ID Net Eligible) on
the affirmed confirm. Direct users or Machine-
Readable users should be prepared to accept and
process this new value.

TradeSuite will also identify the trade as ID Net
eligible by placing a new NSCC omnibus
account into the ID Net Number field on the
affirmed confirm (formerly Depository Third
Party). The ID Net Number will either contain

account # 919 for institutional buy transactions or
719 for institutional sell transactions.

TradeSuite will distribute the affirmed confirm to
appropriate parties of the trade and then submit the
transaction to DTCC through existing formats and
protocols. DTCC will use the NSCC omnibus
account as a means to “flip” the trade into the CNS
process for netting. Direct users or Machine-
Readable users should be prepared to accept and
process potential new values in the ID Net Number
field or, at a minimum, ensure that the population
of this field will not adversely affect existing
processing within their current system.

Refer to Appendix A for TradeSuite Confirm
Output Message Specification Fields.

TradeSuite Message Specification Field
Summary Changes

To comply with the modifications required by ID
Net, TradeSuite will be adding a new value to the
Settlement Option field located in position 615 of
Detail Record 1 of the TradeSuite Confirm Output
Message Specification. A Settlement Mode
(formerly Settlement Option), value of 6 populated
on the affirmed confirm will identify the trade as
ID Netting eligible.

TradeSuite will reuse the existing ID Net Number
(formerly Depository Third Party) field located in
position 971-978 of Detail Record 1 of the
TradeSuite Confirm Output Message Specification
to populate the NSCC omnibus account.

New TradeSuite Intra-Day Change of Eligibility
(COE) Message

TradeSuite ID Net will enhance communications
between Omgeo and DTCC on settlement
eligibility and activity, which will result in offering
TradeSuite direct clients the optional means of
receiving intra-day Change of Eligibility (COE)
confirms (currently COE confirms are only
generated once during the night-cycle).
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With TradeSuite ID Net, TradeSuite clients will
have the option of receiving Intra-Day COE
messages for trades that were previously ID Net
eligible but due to settlement actions taken by
clearing members or a due to routine eligibility
checks, a change eligibility status has resulted.
This provides TradeSuite clients with the benefit
of obtaining real-time status changes involved
with ID Net settlement activity via their
TradeSuite connection and trade processing
systems.

TradeSuite ID Net offers several options for
Intra-Day COE distribution to clients. Clients
will have the capability and flexibility of
receiving and segregating by message queue
Intra-Day COE messages by the type of
eligibility status identified in settlement from
DTCC’s ID Net service. This capability will be
available via all existing TradeSuite media (e.g.
CCF/PTS/MDH(MQ) and Workstation).

The following TradeSuite ID Net Intra-Day
COE message distribution options are available:

e Intra-Day COEs (change to Ineligible or PDQ
Eligible)

o IMS/ATP Settlement Cancels (change to
Ineligible due to clearing Party cancels)

o IMS/ATP Settlement Rejects (change to
Ineligible due to Rejects)

e Intra-Day Settlement Drops (change to PDQ
eligible)

Although optional, TradeSuite direct clients or

machine-readable users should prepare to accept

and process COE confirms interactively/intra-

day if they see a need to receive settlement

status updates relative to ID Net transactions.

New Change of Eligibility (COE) Codes

The enhanced communication status on
settlement eligibility and activity associated with
TradeSuite ID Net, will also introduce new
eligibility reason codes. TradeSuite direct clients
or machine-readable users should prepare to
accept and process these new COE codes.

See Appendix B for a list of codes added to
TradeSuite to inform clients of the explanation

for the change of eligibility associated with ID Net
transactions.

TradeSuite Hard Copy Ticket Updates

The introduction of TradeSuite ID Net has
necessitated some minor updates to Omgeo
TradeSuite Hard Copy Print Tickets. The changes
include adding the new Settlement Mode field to
reflect the new eligibility status of "ID Net" when a
trade confirm is settling via ID Net; and adding the
ID Net Number field to appropriate screens.

See Appendix C for a sample of the TradeSuite
Hard Copy Ticket inclusive of the placement of the
new fields on the Printed Confirm.

TradeSuite PTS/PBS Inquiry Updates

The introduction of TradeSuite ID Net has
necessitated some minor updates to Omgeo
PTS/PBS inquiry screens as well. The changes
include adding the new eligibility identifier value
of “Net” to a trade confirm to reflect when a trade
confirm is settling via ID Net; and adding the 1D
Net Number field to appropriate screens. The client
facing screens affected include all IDIQ Confirm
inquiries across Global and Single Trade Detail,
and Trade, Settlement and Process Date inquiry
view options. The IDIQ global inquiry menu
options affected are:

e 1 - Confirm
e 5 — Change of Eligibility

See Appendix D for a sample of a confirm inquiry
screens for an ID Net eligible transaction.

TradeSuite Cumulative Eligible Trade Report
(CUMETR) Updates

With the implementation of TradeSuite ID Net, the
changes to the Cumulative Eligible Trade Report
only impact the Hard Copy version of the report.
The direct or machine-readable message format
does not require any modifications since the
Settlement Mode (formerly Settlement Option) and
ID Net Number (formerly Depository Third Party)
fields are already included. However the CUMETR
Hard Copy Report will be modified to include the
ID Net number. Additionally, the recap section of
the hard copy report will now include ID Net
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transaction delivery totals. See Appendix E for
an example of the report.

TradeSuite Confirm/Affirm Workstation
Updates

The introduction of TradeSuite ID Net will
necessitate some updates to TradeSuite
workstations as well. The modifications are
included in versions 7.0 and beyond. In addition
to the TradeSuite ID Net modifications, this
release will include field modifications for Repo
processing along with additional special
instructions fields. The TradeSuite software
workstation applications affected include
Confirm/Affirm, TradeSuite Server (TSS), and
Broker Trade Input (BTI). As with the other
changes, the changes include adding the new
eligibility status of “ID Net”, to reflect when a
trade confirm is settling via ID Net; and adding
the ID Net Number field to appropriate screens.
The following is a high-level breakdown of
where the changes are being made to the
workstations:

o ID Net # field added to Confirm views

o ID Net # field added to Summary view

o ID Net # field added to Export Criteria

o ID Net # field added to Filter Criteria

o ID Net # field added to Sort Criteria

o Modified printing to support ID Net # field

o Modified domain table for PDQ/CNS
indicator for Net eligible transactions

TradeSuite PDQ Line Report (DTCC ANE
T+3 Reports) Updates

ID Net transactions will be added to the existing
PDQ Line Report (DTCC ANE T+3 Report).
The report is currently displayed in DTCC
Participant number order. ID Net trades will be
displayed in a separate section after the PDQ
transactions. Specifically it will follow the PDQ
ID Delivered/Not Delivered, Received/Not
Received section of the report.

See Appendix F for a sample of the PDQ Line
Report (DTCC ANE T+3 Report) for a trade
settling in 1D Net.

What an Investment Manager Needs to do

e Please contact your Custodial Banks and express
your desire and interest to settle institutional
equity transactions via TradeSuite ID Net. Ask
them to be ready to process ID Net trades after
DTCC’s pilot program ends.

o Prepare and validate system’s ability to accept
and read new TradeSuite affirmed confirm
settlement option value that identifies the trade as
ID Netting eligible (settlement mode value of 6 =
ID Netting eligible), or validate that new value
will not adversely affect any internal processing.

What a Broker/Dealer Needs to do

o Prepare and validate system’s ability to accept
and read new TradeSuite affirmed confirm
settlement option value that identifies the trade as
ID Netting eligible (settlement mode value of 6 =
ID Netting eligible), or validate that new value
will not adversely affect any internal processing.

« Validate whether your firm should be prepared to
accept and process the ID Net Number (formerly
Depository Third Party) field’s potential new
values, or at minimum, ensure that the population
of this field will not adversely affect existing
processing within their current system.

e Please contact DTCC or your DTCC relationship
manager to receive more information on DTCC’s
processing changes relative to ID Net.

What a Custodian / Agent Bank Needs to do

e Prepare and validate system’s ability to accept
and read new TradeSuite affirmed confirm
settlement option value that identifies the trade as
ID Netting eligible (settlement mode value of 6 =
ID Netting eligible), or validate that new value
will not adversely affect any internal processing.

« Validate whether your firm should be prepared to
accept and process the ID Net Number (formerly
Depository Third Party) field’s potential new
values, or at minimum, ensure that the population
of this field will not adversely affect existing
processing within their current system.

e Please contact DTCC or your DTCC relationship
manager to receive more information on DTCC’s
processing changes relative to ID Net (DTCC
processing changes for custodian agent banks are
expected to be minimal in Phase I).

What a Service Provider Needs to do

o Prepare and validate system’s ability to accept
and read new TradeSuite affirmed confirm
settlement option value that identifies the trade as
ID Netting eligible (settlement mode value of 6 =
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ID Netting eligible), or validate that new value

will not adversely affect any internal processing.

 Validate whether your firm should be prepared
to accept and process the ID Net Number
(Formerly Depository Third Party) field’s
potential new values, or at minimum, ensure
that the population of this field will not
adversely affect existing processing within
their current system.

For more information

For more information on Omgeo TradeSuite ID
Net processing, contact your Omgeo
Relationship Manager or the Client Contact
Center for Omgeo Americas: telephone +1 877
664 3625.

For more information on DTCC ID Net
processing and subscription on boarding details,
contact John Kiechle at 212-855-3900 at DTCC
(jkiechle@dtcc.com), Steve Wasserman at 212-
855- 3270, (swasserman@dtcc.com) or DTCC
Relationship Management at (800) 422-0582.

About Omgeo

Omgeo creates certainty in post-trade operations
through the automation and timely confirmation of
the economic details of trades executed between
investment managers and broker dealers. Every day
Omgeo enables an efficient community of more
than 6000 financial services clients in 45 countries
to manage matching and exception handling of
trade allocations, confirmations, and settlement
instructions. Leading organizations rely on Omgeo
to help manage an increasingly complex investment
industry by providing operational stability and
solutions that complement the focus on profitability
in an era of escalating trade volumes. Across
borders, asset classes, and trade lifecycles, Omgeo
is the global standard for operational efficiency
across the investment industry. Formed in 2001,
Omgeo is jointly owned by the DTCC and
Thomson Reuters.

For more information about Omgeo, please visit
WWW.0mgeo.com

Copyright © 2010 Omgeo LLC. All rights reserved. All Omgeo service names appearing herein are either registered trademarks or service
marks of Omgeo LLC in the United States and elsewhere. Several Omgeo services are regulated by the U.S. Securities and Exchange
Commission. For more information, please visit www.omgeo.com/regulation. HFC0210

The Continuous Net Settlement (CNS) Service is provided by National Securities Clearing Corporation, the nation's leading provider of centralized
clearance, settlement and information services to more than 2,500 brokers, dealers, banks, mutual funds, insurance carriers and other organizations.

NSCC is a subsidiary of The Depository Trust & Clearing Corporation (DTCC).

The Inventory Management System (IMS) is a service offering of The Depository Trust Company, which provides custody and asset servicing for more
than two million securities from the U.S. and 84 other countries for its participants and their customers. DTC is a subsidiary of The Depository Trust

& Clearing Corporation (DTCC).
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Appendix A - TradeSuite Confirm Output Message Specification Fields

Position | Length Format Field Name Validated Detail Record 1 Field Description
0 = Not Determined
DTC
2 =DTC (PDQ)
Settlement <
o No - 4 = NSCC, Prime Broker (CNS)
615 1 Character | Mode Outout Onl =
615 X(1) (Formerly utp Y | 6=IDNet(CNS)
Field
Settlement . .
Option) Settlement Mode is determined
during affirmation processing.
Before Affirmation, this field is set
to 0, Not Determined.
ID Net # The ID Net # (Formerly Depository
No - Third Party) designator; Populated
971— 8 g?sa;racter g:ggﬁgy Output Only with the NSCC Omnibus Account
978 Third Party) Field 00000719 or 00000919 used for

processing ID Net Eligible Trades.
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Appendix B - New Change of Eligibility (COE) Codes

Code | Explanation
20 Was ID NET, Now Settling PDQ
ID Net Trade Confirm Re-determined to Settle Trade for Trade (PDQ)
21 Was ID NET, Now Ineligible
ID Net Trade Confirm Re-determined to be Ineligible
22 IMS Cancel Clearing Agent Cancel
ID Net Trade Confirm Cancelled in IMS by Clearing Agent
23 IMS Cancel Clearing Broker Cancel
ID Net Trade Confirm Cancelled in IMS by Clearing Broker
24 IMS Cancel Clearing Broker Exemption
ID Net Trade Confirm Exempted in IMS by Clearing Broker
25 IMS Reject
ID Net Trade Confirm Rejected in IMS
26 ATP Reject
ID Net Trade Confirm Rejected in ATP
27 ATP Drop
ID Net Trade Confirm dropped in ATP
28 IMS Unprocessed Exemption
ID Net Trade Confirm Unprocessed Exemption in
29 IMS Clearing Agent Exemption
ID Net Trade Confirm Exempted in IMS by Clearing Agent
31 Clearing Agent CNS Ineligible
ID Net Trade Confirm Re-determined Clearing Agent CNS Ineligible
32 Clearing Broker CNS Ineligible
ID Net Trade Confirm Re-determined Clearing Broker CNS Ineligible
60 CUSIP is CNS Ineligible

CUSIP number is not eligible for CNS settlement
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Appendix C - Sample of a ID Net Hard Copy Confirm

ELIGIBLE CONFIRM SDFS

INST 70000 WIZARD INVESTMENT ADVISORS
BRK-DLR 00101 WESTEND BKRS

DEL BKR 01940 INTERACTIVE CLEARERS

ID AGT 25433 PRACTICAL BANK & TRUST

REC AGT 05433 PRACTICAL CLEARING AGENT BANK

DTC CONTROL# 600001469

SETTLEMENT MODE ID NET -

TRADE DATE 05/30/2007 SETTLE DATE 06/04/2007
ROLE/AGNT SIDE/BUY -SHORT MKT/OTC ACCTYPE/OTHER
CUSIP/DTC P7873PAD8 SECTYPE/CORPORATE-DEBT
POOL# INTEREST RATE 5.875

GCB REGS PETRABRAS F D05/07/07 5.875% MN17

BKR-DLR CONF #150RT7698438 ORIG B-D CONF#5BBDQZ9

SHR-FV 100,000.00000
CUR-FV 0
PRICE IN USD 97.50000 CUSTOMER 000
NET PRICE 0 RANGER, INC
YIELD 0
PRINCIPAL 97,500.00 INTERESTED PARTY 1 000
FEE 0 DWIGHT EVANS INC
INTEREST 440.63
COUNTRY-FED TAX O INTERESTED PARTY 2 000
PROV-ST-LOC TAX 0 BANK PLUS
COMMISSION 0
OTHER CHARGES 0 INTERESTED PARTY 3 000
NET AMT 97,940.63 TENNESSEE ADV
Instrl
1/A AFFIRMED BY 06/01/07 AGENT SUB-CUSTODIAN 000

SETLEMNT REGULAR WAY WAKEFIELD MGT
MN
BROKER SUB-CUSTODIAN 000

STERN GLOBAL

ID NET # 00000919
CONNECTION WITH A
CREDIT BANCO URUGU

DUE 05/15/2017 05.875%
INTEREST DATES MAY, NOV 15

G2007053049058 1 S 070530 RINCON 500
YIELD 6.215 % TO MATURITY MONTEVIDEO URUGUAY
11 BLOCK REFERENCE IDENT 100000000012 SID A/C NOT

11 ORDER ROUTE REF # 0000000000006789 CUSIP:
11 DETAIL REF IDENT 100000000013

PG 1
05/30/2007
A/C 3333
A/C 2202166191
A/C 1111
A/C AG1111111111
A/C 2222
SET LOC/DTC
ISSUE DATE
RECORD DATE
DAYS INTEREST

MATURITY DATE 05/15/2017

CONF:05/30/07 16:07:37

76543  ACCT 000000002222
71127  ACCT 000000000233
26543  ACCT 000000022222
77543  ACCT 000000033333
71234  ACCT TESTAGTO0005

00162  ACCT TESTBRKO00161

SALE
AY

FOUND
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Appendix D - Example of the Confirm Inquiry screens inclusive of the new fields

UAAM DTC INSTITUTIONAL DELIVERY SYSTEM 06/18/07
DO000031-02 SINGLE TRADE DETAIL 16:15:48
ENTER DTC CONTROL # # 307139602 CANCEL CONTROL #

BKR# CNFM# # 081807 REP17  ORIG BKR CNFM #

CONFIRM 04/16/2007 TRD DATE 04/16/2007 SETTLE DATE 04/19/2007
INST 70000 WIZARD INVESTMENT ADVISOR A/CH T12
BKRDLR 08434 SUNRISE SECURITIES CORP A/CH# 5566122
ID AGT 25433 PRACTICAL BANK & TRUST CUSTODY A/CH# 1223345
REC BKR 08434 SUNRISE SECURITIES CORP A/CH#

DEL AGT 05433 PRACTICAL CLEARING AGENT BANK A/CH

ELIGIBLE SDFS SELL SETTLE: REGULAR WAY @ DTC/NET ROLE: AGNT MKT: MEXC
CUSIP DTC 260543103 FINANCE A/C TYPE Cash SID A/C NOT FOUND

DOW CHEM CO COoM

SHR FV 10,000,000.00000 FEE 567,500.00 YIELD 0
CUR RV 0 COUNTRY-FED TX 45,670.00 COMM 467.00
PRICE IN USD 88000. PROV-ST-LOC TX 4,500.00 INT 45,765.00
NET PRICE 8,800.000000 OTHER CHARGES 760.00

PRINCIPAL 888,000.00

NET AMT 60,000,400.00

PF4/16: SEC# PREF PF6/18: NEXT TRADE PF7/19: RETURN PF11/23: NEXT SCR

UAAH DTC INSTITUTIONAL DELIVERY SYSTEM
DO000035-07 SINGLE TRADE DETAIL - SECURITY DESCRIPTION
GOTO SCREEN 3

DTC CONTROL # 307139709 DTC
UNMATCHED CONFIRM

CUSIP (DTC) 260543103 AM DEPOSIT RCPT
DOW CHEM CO <

05/31/07
14:41:03

SETTLEMENT REGULAR WAY

SPECIAL WE ARE A MARKET MAKER IN THIS SECURITY
INSTRU-
CTIONS

ID NET # 00000719
INT RATE SETT COND

MATURITY DATE SETT COND

SETT COND
ERROR 11 ORDER ROUTE REF #
MESSAGE 11 BLOCK REF 1D

Il DETAIL REF 1D
PF6/18: NEXT TRADE PF7/19: RETURN PF10/22: PREV SCR PF11/23: NEXT SCR PF1: HELP
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Appendix D - continued

UAAK DTC INSTITUTIONAL DELIVERY SYSTEM 06/05/07
D0000035-07 SINGLE TRADE DETAIL 13:58:03
DTC CONTROL # 307139756
TRADE STATUS AFFIRMED BY INST ELIGIBILITY ELIGIBLE
DTC SECURITY TYPE EQUITY
DATE
TRADE DATE 05/08/2007
SETTLEMENT DATE 05/17/2007
LAST DAY TO AFF 05/16/2007
PALRR LT PR ARMRARE AR 1L MEDIA SIGNON 1D
S0AA 4R ARIER Y AR A S0 0 PROCESS DATE 05/15/2007 05/17/2007 04:38 PM PTS D0000035-05
oo e AFFIRM ON 05/15/2007 05/17/2007 04:39 PM PTS D0000035-05
R.Ht”\':"k.‘ﬁ“nl)‘.'.-*”.”".’ DISAFF/REVAFF
RALONARA LA R A4 AE R AR CANCEL DATE
PRARRE LI PR ARMARARE BRI MATCH DATE
SPRALAARMER RIS RA AN LAST ACTIVITY 05/17/2007 04:39 PM
PERRIAAE KRIRSAAROISAR CHANGE OF ELIGB 05/23/2007 05/24/2007 11:36 AM  PDQ/ELIG
a}}ioil '?if*l ﬁi;iiﬁ}i3 03/22/2007 05/18/2007 11:18 AM  NET/ELIG
tifikA £11 - 03/22/2007 05/18/2007 12:31 PM  INELIGIBLE
PRLRR LI ER AR RARE AR 1L
EORARAARMEARE LS 2 AR £ 0
PIRREAAE ARIRIAARAIAR
RALAIALARAERE AL AR ALY
PAARR LR AR RARE LRI L -
X ) Change of Eligibility Summary Screen below:
FRADRARMAR R 52 RA4 D ge of Eligibifity Summary w
PIRREAME ARIRIAARORANR
RRLAIRAALAL R LKL R RLA UAAO DTC INSTITUTIONAL DELIVERY SYSTEM 06/21/07
ARttt bR AR RARE RS L D0000031-02 CHANGE OF ELIGIBILITY 22:09:52
FORARRARMEARE LS MERA LY
PSRRAM b AR RS AARNIA R USER TYPE: NUMBER: SETTLEMENT DATE: / /
v TS byt B-BROKER IP-INTPTY CU-CUST
RALAIARALRERY AL AL R ALY
PEARAEELE R AAREARIL ZINSTIT CB_GLRBKR BS-aKRSUB
FORAPRARMERREASMERA LS NET/
PIRRIAMELREREAARORA R T/ CONTROL CHANGE  SECURITY S ID-—————- > <-CLEARING-> PDQ/ NEW
RREAIAAALATRE A4 4T RLY R NUMBER SIDE DATE NUMBER INST AGT BKR AGT BKR CNS STA
PEARR LRI LR AARARE R R YL 307139753 * .
111 Al together now. 411 * 307139753 S 052307 200300200 00005 00005 00005 0005 0012 PDQ ELG
), g 2 sl S 032207 200300200 00005 00005 00005 0005 0012 NET ELG

PF6/18: DETAIL  PF7/19: MAIN MENU PF10/22: PREV SCR  PF11/23: NEXT SCR
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PELRR LI PR ARLARARE LR 12
SORAPRARMERRE LS MIRAENY
PIRRAAME ARIRIAAR RSN R
FRALAIIAALAE R AR R ALY
PRARRE LI PR ARMARARE BRI
SORARRARMAR R L2 A R L0
PIRRIAMELRERIAARIA AR
FALAPARALAE R A AR A1
PRLRR LI ER AR RARE AR 1L
EORARAARMEARE LS 2 AR £ 0
PARRIAME LREREAAREAIAR
RALAIALARAERE AL AR ALY
PRARR LI ER RAMRARE LRI
FORALARRMAER RS2 ERNENE
MARREA MR AREAIRAR AN
FALAIALALAE R AL AL R AL
PALRg L bR ALMARARE A RIL
SARATRARMAEA R LS 2R 400
PIAREAME ARERIAAROASAR
RARAIAAARAERY AR R ALY
PAARR LR AR RARE LRI L
SRRATRARMER R LA AR 400
(BISSF &SRS RERNCAEADIN
RALAIALARAERE AL AL R ALY
PRLRR LI ER RN RARE LRI L
ft1 All together now. +i¢

omgeo
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Appendix E

TradeSuite ID Net New Cumulative Eligible Report (CUMETR) detail Sample

SETTLEMENT DATE 05/12/07 SDFS PAGE 1

INSTITUTION 70000 WIZARD INVESTMENT ADVISORS
CNTRL # 530144316
DELIVERER 1234  RECEIVER 0123 TRADE DATE 05/07/07
ID AGT 20999 ID BKR-DLR 00123 SHR-FV 1,000,000.00000
AGT A/C#92574 B-D A/C#062596900184 NET AMT USD ...... 1,024,762.78
CUSIP 681712CR4 ID NET# 919 INST ...70000 AFFIRM BY INST ...70000

OMAHA NEB RFDG -BOOK ENTRY ONLY- UT MDY/SP LT RT BKR/DLR CONF# 993430000778

New SDFS Receive recap totals for TradeSuite ID Net

CUMULATIVE ELIGIBLE TRADE REPORT 05/24/07

SETTLEMENT DATE 05/25/07 SDFS PAGE 57
CLEARING BKR 01234 OMG CAPITAL MARKETS

TOTAL NET SDFS RECEIVES FOR EXEC BROKER 01234

RECEIVES 17
SHARES-FACE 1,443,000.00000
NET AMOUNT 14,213,433.55

New SDFS Deliver recap totals for TradeSuite ID Net

CUMULATIVE ELIGIBLE TRADE REPORT--PRIME BROKER CNS 05/24/07

SETTLEMENT DATE 05/25/07 SDFS PAGE ?7?
CLEARING BKR 01234 OMG CAPITAL MARKETS
TOTAL NET SDFS DELIVERS FOR EXEC BROKER 01234

DELIVERS 11
SHARES-FACE 1,036,000.00000
NET AMOUNT 7,231,898.20

A DTCC | Thomson Reuters Company




Appendix E - continued

New SDFS Receives/Delivers recaps for TradeSuite ID Net

CUMULATIVE ELIGIBLE TRADE REPORT 05/24/07
SETTLEMENT DATE 05/25/07 SDFS PAGE 84
CLEARING BKR 01234 OMG CAPITAL MARKETS
TOTAL NET SDFS  RECEIVES/DELIVERS FOR EXEC BROKER
01234

REC/DEL SHARES-FACE VALUE NET AMOUNT
PR LI B MMRARERRIL || TTTTTTTTTTTTT TTTTTTT mmmmommmommmommmomoon mommomoommemm e
SORATRARNAR R L2 RA 4R SDFS DELIVERS 117 1,058,875.00000 57,919,893.95
PARRAA-ME LRARERAL ORI R SDFS RECEIVES 203 597,000.00000 31,898,729.76
RALAPIRALALRE A AT R ALY TOTAL 320 1,655,875.00000 89,818,623.71
PRI PR ARMARART AR IR
FERARRARMEART LSRN
PIRRAR A4 ARARERARI AN R Total SDFS Receives/Delivers recaps for PDQ and CNS and TradeSuite ID Net
RALAIARARRERE A AE R AL
PAARRELEER AAARARE AR A2 CUMULATIVE ELIGIBLE TRADE REPORT 05/24/07
FORAPRARMARRE LA ARA 00 RECAP FOR 20999 PAGE 175
BIRREA-ME AREREAAREAIAR SETTLEMENT DATE 05/25/07
RALRARAALAE R AT R A1
VAARE AL R AR AL AR YL CLEARING AGT 06543 PRACTICAL CLEARING BANK & TRUST
F A AR AR MR | e
PIRRIAMELRERIAARIN AR TOTAL DTC CUMULATIVE ELIGIBLE RECEIVES/DELIVERS FOR ID AGENT 20999
L L T o T T | L
PRLARECLI bR AAMARARE A RIL
FORATRARMAR R L5 2 A4 REC/DEL SHARES-FACE VALUE NET AMOUNT
PXRRAR-ME AR ARERAROISARY | T T T T T T
RRLANRRALRERE AL-RER ALY PDQ SDFS REC 1 5,000.00000 167,500.00
PARAR LR R AR RARE AR YL PDQ SDFS DEL 1 150,000.00000 4,304,895_00
FERARRARMEARE LA 2ERA RS
PR RAA- b LRI AARO D SN & CNS SDFS REC 3 582,700.00000 5,469,891.00
FALEIARALRE£3 At kb 1L CNS SDFS DEL 4 285,400.00000 13,196,692.36
PRARtELEER AARARE AR AL NET SDFS REC 0 0,000.00000 0,000,000.00
it All together now. fi1{ NET SDFS DEL 0 0,000.00000 0,000,000.00

GRAND TOTAL 9 1,023,100.00000 23,138,978.36
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Appendix F - Sample of PDQ Line Report (ANE T+3 Detail Report)

THE DEPOSITORY TRUST COMPANY PAGE: 9

“““ SETTLEMENT DATE 07/12/07

DELIVER & RECEIVE SETTLEMENT ACTIVITY REPORT [NIGHT)

ID MET TRADES (SDFs) @ +4sss DELIVERED ~ #%+** DELIVERING PARTICIPANT 0101 WESTEND BERS

THE FOLLOWING DO'S HAVE BEEN DELIVERED - THE SECURITIES INDICATED HAVE BEEN DEDUCTED FROM YOUR DTC ACCOUNT AND THE PAYMENT
INDICATED HAS BEEN CREDITED TO YOUR DTC SETTLEMENT ACCOUNT AS A CODE 19 — PLEASE DO NOT REDELIVER THESE DO'S

EC INST cusTe SECURITY DESCRIETION  QUANTITY  B/D INT ACCT  AGT INT ACCT AMOUNT DTC CONTROL
‘ART 1D NUMBER NUMBER NUMBER
234 70012 91913¥100 VALERO ENERGY NEWK < 400 44801F01 o053001510 $30,4603.53 5024258309
234 70012 920355104 VALSPAR CORP a 1150 44801F01 6053001510 £32,831.99 502426335
PRLRREGCLAERARMARARERRIL 170 70123 925287103  VERSAR INC e 2000 917148571 040434747 $22,149.71 11889518
170 70123 92846N104  VITAL IMAGES 200 263540761 5040011427 $5,513.43 502435373
* * a‘:i' 1 kAﬁ *4*” t’ Lj’}" tl } n ’ a2 5 0 09 ADRVODAFONEGRPF + 95 ¥ 50 CHMNIBUS 53 5 606477312
ﬂiﬂ ﬁ 1*'?’} .i'ﬁ 1*4 Kr}tt’ ﬂf‘ﬂ * WACHOVIA CORP NEW « 1100 - 4 537a
t\ - 3 WAL-MART STORES INC< 150 . OMNI BUS 87,2 38 a06477315
f:tﬂ ' ’ : .‘i i ‘t{ :ll'i: i’ R tt:\ 952166104 WEYERHAEUSER CO + < 323 4PC-445098-0 6040004417 £25,966.25 551425685
. * Rt "* !" : 't 1 l "‘ {k l ' - 962166104 WEYERHAEUSER CO + < 299 4PC-449114-0 6075341692 824,036.87 551425678
:
SORARRARMEARI LM 400 963320ANG  CBWHG.S50%061516 BE+# 100000 06483770 §053346578 $100, 086.50 576695549
o - e CBWHE.50%081516 BE+ W 75000 10814349 a053340119 §75,064 .88 391993571
*}ﬂ t 1 * Pk Jlﬁ 1 x* Xﬂ] t ' *J“ * LT 06 WHOLE FCOD - 250 000942010949 OMNIBUS 606477318
t ttﬂ ' 'ki‘i[ *l’ i"“*’t 1*‘. 876557106 WISCONSIN EME CP< 150 039037949649 2930800 B11951211
0 ﬂi 1* "{‘ll tt ii“ t)t X{ ll, t ' i 976657106 WISCONSIN ENERGY CP< 20 039037738039 2930915 811950916
976657106 WISCONSIN ENERGY CP< 85 039038497229 6040011702 B11961571
FORALRARMERREASMERA LY 976657106  WISCONSIN ENERGY CP< 30 038037949679 2930634 811951212
AR EAME LR ERIAARENIAR - o
5 70000 9 i CP< 700 1 o 613 $30,799
PRLADAAA ALY 24 RE ALY oo silul  messn s e, . s @
! Q SR 555 70000 974657106  WISCONSIN ENERGY CP< 61 17101343 2930618 §2,883.95
PAARR LR AR RARE LRI L 170 20022 98302410 WYETH < 300 000948010849  OMNIBUS $15,967.74 506477319
(i . 70 20022 983024100 WYETH < 200 000949010949 CMNIBUS 511,335.82 606477321
*t l ‘1AA**4H+A$! ‘j'?itﬁl}ﬂ ’ 1170 20022 983024100 WYETH < 250 000949010949 CMNIBUS $14,147.28 606477320
'jﬂ * ? i 4 {ﬁ 1 *«I' Kﬂ. t ' */H * 988 76543 988488101 YUM BRANDS INC COM < 500 910055459 040002953 $15,898.99 506486207
[]
RALAMAAABAERE I AT R ARA 'OTAL DELIVERED QUANTITY/AMOUNT 866,212 $19,913,018.17 ITEMS 267

PRLRRELE bR RAMARARE AR YL
FORARRARMER R LS 2 AR LR
PIAREAME ARERIAAROASAR
RARAIAAARAERY AR R ALY
PAARR LR AR RARE LRI L
FORARRARMAR RELS2ERRERS
PR AAME ARARIAAROAIAR
RALAIRRARAE RS A AL R ALY
PRRRRE LI bR AR RARE AR
i1t All together now. +i1
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